Abstract
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Distribution Free Formulation
Baum-Welch Statistics
Connections
Probabilistic PCA Observed vectors can be expressed as vectors that lie along a low rank subspace, corrupted by IID Gaussian noise Total Variability Model Observed Baum-Welch statistics can be expressed as vectors along a low rank subspace corrupted by heteroscedastic Gaussian noise
Matrix Completion Low rank matrix, most entries unobserved (infinite noise) some entries observed (zero noise) Total Variability Model Observed Baum-Welch statistics matrix can be expressed as a noise-corrupted version of low-rank matrix Noise level inversely proportional to N uc
Matrix Completion Total Variability Model

Estimation Algorithm
Low Rank Matrix Recovery Recover low rank matrix M from noisy observation F 0 
